Introduction. Yeh recently derived inversion formulae for conditional expectations [5]
and for conditional Wiener integrals [6] . He also evaluated some conditional Wiener integrals using these inversion formulae. In [2] and [3] , they introduced the conditional Yeh-Wiener integral and extended some of Yeh's results for the conditional Wiener integrals to the conditional Yeh-Wiener integrals.
Here the probability space is the Yeh-Wiener measure space on the Yeh-Wiener space C 2 (Q) of the real valued continuous functions x defined on Q = [0, s] X [0, /] for some fixed positive real numbers s and t such that JC(O, υ) = x(u,0) = 0 for all 0 < u < s and 0 < υ < t. In this paper we shall always denote Q as a fixed above rectangle. Let (C 2 (Q) , ,m v ) be the Yeh-Wiener measure space. For a complete discussion of Yeh-Wiener measure space, see [7] .
A real valued functional F on C 2 (Q) is said to be Yeh- for every s and t in (0, oo). Then the conditional Yeh-Wiener integral of Y (s t) given by X (st) is (u, v) where
for x e C 2 (Q), and
REMARK. The existence of F on (2.2) follows if V satisfies the order of growth condition
for some 8 e (0,2 LEMMA 2.1. For 0 < u < s and 0 < u < t,
The lemma can be followed from the fact that the left-hand side of (2.9) is the characteristic function of the random variable (u, v) whose probability distribution is the normal distribution with mean 0 and variance (s -u) (t -v To interchange the order of the Yeh-Wiener integral and the integral with respect to dm L (u, v) on Q in (2.13), note that 
By the Fubini Theorem we have (2.18) Λ( M) -J" j""

Since ,/) -x(s,v) -x(u,t) + x(u,v), {x(s,v),x(u,t),x(q,r)}}
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is an independent system of random variables on (C 2 (Q 
Xexpj-f f V[x(q,r)]dqdή\dm L (u,v).
Let X be a three dimensional random vector on (C 2 (Q), &, m y ) given by (2.20) X(x) = (^(x), X 2 (x), X,(x))
where X γ = X (u<v) , X 2 = X (U<1) , and X 3 = jr (J>I() . Let Y γ = 7 (u>l) To interchange the order of the integrals in (2.14) note that for some M > 0 since K° x is a continuous function. Thus from (2.14) we obtain (2.27) 4(..,)
Xexp{-jΓ jΓ"
by the Fubini Theorem and the same way as in (2.19) . Let X be given as in (2.20) and let Y x = Y (UjV) . Note that E\\Y$ < oo. Let (u,v) .
we can have the desired result (2.3) from (2.37).
